Integral and differential equations have a fundamental importance in the functional analysis and the practice problems, and many domains of scientific research. However, the resolution of differential equations with constant coefficients is easy, but the resolution of these equations with variable coefficients is practically difficult or impossible in more part of the cases. This work present a analytical method which it transform a differential equations with initial conditions to a Volterra equations of second kind, efficient methods for approximate numerical solution of these equations, the analysis of the existence of their solutions, and the convergence of the error.
Introduction
We Two main types of integral equations will appear in this paper: their names occur in the table below. 
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A differential equation is an equation in which one or more variables, one or more functions of these variables and also the derivatives of these functions with respect to these variables occur the order of a differential equation is equal to the order of the highest occurring derivative.
In this paper we focus on second-order differential equations. For we find the relationship between integral and differential equations, we will need the following lemma which will allow us to replace a double integral by a single one.
Lemma1.1 (Replacement Lemma
.
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Proof (See for example [1] ). 
Transformation a differential equations to integral equations of Volterra kind
Thus we have a non-homogeneous Volterra integral equation of the second kind.
The previous example indicates a fundamental relationship between Volterra integral equations and ordinary linear differential equation of the second-order. Actually, the solution of any differential equation of the type
with continuous coefficients, together with the initial conditions
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Numerical Solution of Linear Volterra Integral Equation of the Second kind
The method of Trapezoidal is a method for constructing an approximate solution of an integral equation based on the replacement of integrals by finite sums according to some formula. Such formulas are called Trapezoidal formulas and, in general, have the form 
Numerical Solution of second-order differential equation with initial conditions
There are many numerical methods for the solution of differential equations of the second-order that can be used to obtain approximate solutions of differential equations. Such approximations are necessary when no exact solution can be found. In our study we will use two famous and simple methods Euler, and finite differences.
If we apply the Euler formula or finite differences (F-D) method in the problem of initial conditions   2 , we will arrive at a linear system of equations (see, for example, [ 3 ] ).
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Numerical Examples
In this section we present a few numerical examples and all these examples given were run within MATLAB R2010a. First, 
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This corresponds to the following Volterra integral equation
For which the exact solution is 
